DURATION: 0.63

DESCRIPTION

APPLE INC

BERKSHIRE HATHAWAY INC

COMM MORTGAGE TRUST

CISCO SYSTEMS INC

DUKE ENERGY CAROLINAS

EXXON MOBIL CORPORATION

FED HM LN PC POOL 849343

FED HM LN PC POOL 2B5201
FREDDIE MAC

FNMA POOL AL8868

FNMA POOL AL8478

FNMA POOL AL8797

FNMA POOL 737542

FNMA POOL BC0776

FNMA POOL BM3188

GS MORTGAGE SECURITIES TRUST
GM FINANCIAL SECURITIZED TERM
PFIZER INC

SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION

UBS CITIGROUP COMMERCIAL MORTG
UBS COMMERCIAL MORTGAGE TRUST

US BANCORP

US TREASURY N/B

US TREASURY N/B

US TREASURY N/B

US TREASURY N/B
GEORGIA FUND 1+ INVESCO

Office of the State Treasurer
Georgia Department of Administrative Services (Risk Management) Holdings

as of December 31, 2020

ASSET CATEGORY MATURITY DATE  PAR VALUE

CORPORATE 2/23/2021 628,000.00
CORPORATE 3/15/2021 507,000.00
CMBS 8/10/2047 14,499.36
CORPORATE 2/28/2021 291,000.00
CORPORATE 6/15/2021 544,000.00
CORPORATE 3/1/2021 367,000.00
MBS 8/1/2043 49,114.17
MBS 3/1/2046 108,767.80
MBS 7/15/2041 107,399.84
FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY 8/1/2037 57,405.99
FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY 9/1/2044 196,200.40
FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY 10/1/2044 96,719.88
FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY 9/1/2033 16,313.24
MBS 3/1/2046 141,617.91
FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY 4/1/2047 141,635.30
CMBS 5/10/2045 366,130.20
CORPORATE 7/18/2022 184,036.62
CORPORATE 12/15/2021 366,000.00
SMALL BUSINESS ADMINISTRATION PASSTHROUGH 9/1/2023 12,222.62
SMALL BUSINESS ADMINISTRATION PASSTHROUGH 5/1/2024 67,728.43
SMALL BUSINESS ADMINISTRATION PASSTHROUGH 6/1/2024 19,237.81
SMALL BUSINESS ADMINISTRATION PASSTHROUGH 8/1/2024 89,004.08
SMALL BUSINESS ADMINISTRATION PASSTHROUGH 5/1/2027 65,699.41
SMALL BUSINESS ADMINISTRATION PASSTHROUGH 5/1/2028 70,432.15
SMALL BUSINESS ADMINISTRATION PASSTHROUGH 11/1/2028 89,881.28
SMALL BUSINESS ADMINISTRATION PASSTHROUGH 5/1/2029 83,746.11
SMALL BUSINESS ADMINISTRATION PASSTHROUGH 11/1/2029 265,705.53
SMALL BUSINESS ADMINISTRATION PASSTHROUGH 9/1/2030 160,107.10
SMALL BUSINESS ADMINISTRATION PASSTHROUGH 11/1/2031 163,197.36
CMBS 1/10/2045 572,137.86
CMBS 5/10/2045 526,875.91
CORPORATE 1/24/2022 509,000.00
U.S. TREASURY 3/31/2021 4,490,000.00
U.S. TREASURY 9/30/2021 10,908,000.00
U.S. TREASURY 1/31/2022 2,860,000.00
U.S. TREASURY 5/31/2022 4,708,000.00
GEORGIA FUND 1 7/1/2058 9,757,728.55

ORIGINAL COST
637,457.68
505,925.16

15,072.54
290,441.28
589,492.82
367,000.00

50,495.51
109,855.49
105,973.44

60,061.01
203,910.48
100,392.21

15,868.94
143,211.11
143,361.47
388,810.01
183,994.90
365,666.94

12,742.09

72,916.78

20,488.27

94,260.88

74,847.39

77,839.91

99,908.65

91,374.85
282,702.61
164,035.59
170,037.63
617,417.21
556,751.03
508,124.52

4,490,452.43
10,645,153.97
2,870,757.02
4,683,814.17
9,757,728.55

AMORTIZED COST
628,288.83
506,957.03

14,991.86
290,981.21
548,050.77
367,000.00

50,264.76
109,855.49
106,255.48

59,510.00
202,672.15

99,841.58

16,057.13
143,211.11
143,361.47
385,480.60
183,994.90
365,934.48

12,331.44

69,897.80

19,559.84

94,260.88

69,912.78

75,099.95

99,908.65

88,289.45
277,504.51
162,524.07
168,107.56
610,541.73
552,360.74
508,804.23

4,489,758.37
10,865,590.15
2,862,533.00
4,700,436.04
9,757,728.55

MARKET VALUE
628,745.15
508,098.19

14,554.46
291,904.97
547,785.68
367,526.23

50,760.38
112,392.45
110,626.08

59,264.55
202,632.95
100,202.89

16,445.10
146,306.82
146,510.12
370,622.81
184,865.58
373,109.54

12,681.58

71,451.04

20,379.90

93,759.57

71,354.47

76,425.45
100,513.00

92,572.77
287,071.23
167,741.37
172,659.69
579,708.79
537,030.97
520,682.18

4,501,873.04
10,990,236.07
2,914,071.88
4,816,320.76
9,757,728.55

39,601,544.91

39,568,344.54

39,707,858.59

40,016,616.26

UNAUDITED



